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International application No. 
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A. CLASSIFICATION OF SUBJECT MATTER 
IPC(7) :G06F 17/30 
US CL : 705/36 

According to International Patent Classification (IPC) or to both national classification and IPC 



FIELDS SEARCHED 



Minimum documentation searched (classification system followed by classification symbols) 
U.S. : 705/36 



Documentation searched other than minimum documentation to the extent that such documents are included in the fields searched 
NONE 



Electronic data base consulted during the international search (name of data base and, where practicable, search terms used) 
IEEE. WEST 2.0, DIALOG 



DOCUMENTS CONSIDERED TO BE RELEVANT 



Category* 



Citation of document, with indication, where appropriate, of the relevant passages 



Relevant to claim No. 



A 
A 



US 5,812,987 A (LUSKIN et al) 22 September 1998, entire 
documenrt 

US 5,884,287 A (EDESESS) 16 March 1999, entire document 

US 5,812,988 A (SANDRETTO) 22 September 1998, entire 
document 

US 5,784,696 A (MELNIKOFF) 21 July 1998, entire document 



1-24 

1-24 
1-24 

1-24 



| | Further documents are listed in the continuation of Box C. \ J See patent family annex. 



• Special categories of ciied documents: "T" 

"A" document defining the general state of the an which is not considered 

to be of particular relevance 

"E" earlier document published on or after the international filing date X 

"L" document which may throw doubts on priority claim(s) or which is 

cited to establish the publication date of another citation or other 
special reason (as specified) "Y" 

"O" document referring to an oral disclosure, use, exhibition or other 

means 

"P" document published prior to the international filing date but later than 



later document published after the international filing date or priority 
date and not in conflict with the application but cited to understand the 
principle or theory underlying the invention 

document of particular relevance: the claimed invention cannot be 
considered novel or cannot be considered to involve an inventive step 
when the document is taken alone 

document of particular relevance: the claimed invention cannot be 
considered to involve an inventive step when the document is 
combined with one or more other such documents, such combination 
being obvious to a person skilled in the an 

document member of the same patent family 



Date of the actual completion of the international search 
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Date of mailing of the international search report 
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STRATEGIC CAPITAL NETWORK, LLC 



This international preliminary examination report has been prepared by this International Preliminary 
Examining Authority and is transmitted to the applicant according to Article 36. 
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This REPORT consists of a total of , 



sheets. 



I I This report is also accompanied by ANNEXES, i.e. , sheets of the description, claims and/or drawings which have 
1 — been amended and are the basis for this report and/or sheets containing rectifications made before this Authority, 
(see Rule 70. 16 and Section 607 of the Adniinistrative Instructions under the PCT). 

These annexes consist of a total of (^y sheets. 



3. This report contains indications relating to the following items: 
Basis of the report 
Priority 

Non-establishment of report with regard to novelty, inventive step or industrial applicability 
Lack of unity of invention 

Reasoned statement under Article 35(2) with regard to novelty, inventive step or industrial applicability; 
citations and explanations supporting such statement 



I 




II 


□ 


III 


□ 


IV 


□ 


V 




VI 


□ 


VII 


□ 


VIII 


□ 
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Commissioner of Patents and Trademarks 
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Washington. D.C. 20231 
Facsimile No. (703) 305-3230 


Authorized officer 

VINCENT MILLI^^tKAa ^ fj/l^^^AUc^ 

Telephone No. (703) 308-1065 
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ittonal application No. 
PCT/US01/00636 



I. Basis of the report 



1. With regard to the elements of the international application:* 
[x"| the international application us ornnnallv filed 
r^"j the description. 



pa Lies 
pages 
pages 



1-15 



as originally filed 



NONE 



filed with the demand 



NONE 



. filed with the letler of 



|~x| the claims: 

pages 

pages 

pages 

pages 



16-20 



NONE 



NONE 



, as originally filed 

. as amended (together with any statement) under Article 19 
. filed with the demand 



NONE 



. filed with the letter of 



|~x] Hie drawings: 

|>i»geS 1-4 

pages; 



as originally filed 



NONE 



filed with the demand 



NONE 



filed with the letter of 



|~x| the sequence listing 
(1 a getsi [ ) tion: none 

pages NONE 

panes NONE 



part, of the 



. as originally filed 

. filed with the demand 



filed with the letter of 



2. With regard to the language, all &e elements -marked above were .iv.ulahle or furnished to this Authority in the language in which 
the international application was filed, unless otherwise indicated under this item. 

These element.: were available or furnished io this Authority in the following language which is: 

| | the language of a translation furnished for the purposes of international search (under Rule 23.1(b)). 

I | the language of publication of the international application (under Rule 48.3(1))). 

the language of the translation furnished for the purposes of international preliminary examination (under- Rules 55.2 and/ 
or 55.3). 

3. With regard to anv nucleotide and/or amino acid sequence disclosed in the international application, the international 

contained in the international application in printed form. 
[ "| filed together with the international application in computer readable form. 
LH ' unn * ;ne( l subsequently to this Authority in written form. 
| | furnished subsequently lo this Authority in computer readable form. 

□ The statement that the subsequently furnished written sequence listing does not go bevond the disclosure in the 
international application as filed has been furnished. 

[""""I The statement thai the information recorded in computer readable form is identical to the writen .sequence listing lias 
1 — 1 been furnished. 

4 fx] The amendments have resulted in Ihe cancellation ol 

0 Ihe des< nption. pai'es NQNE 

lheil.mil.-. \os NONE 

fx] th.- (Ir.ittiiiLV. sheet .:4ii'. NONE 

:> CZI ,1: l )0,i l,,t: ' : ' H ' (MI { ^' tlW f, - : 'f U>nic ol) the .uuendnicnls had not been made, since ihev have been considered to go 

bevond Ihe disclosure ,is filed, as indicated in Ihe Supplemented Box (Rule 70.2(c))." 
* Replacement sheets which have been furnished to the receiving Office in response to an invitation under Article 14 are referred to 
in this report as "originally filed" and are not annexed to this report since they do not contain amendments (Rules 70,16 
and 70.17). 

**Anv replacement sheet containing such amendments must be referred to under item 1 and annexed to this report. 
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V. Reasoned statement under Article 35(2) with regard to novelty, inventive step or industrial applicability; 
citations and explanations supporting such statement 



I. statement 



Novelty (N) Claims YES 

Claims NONE NO 



Inventive Step (IS) Claims ^24 YES 

Claims NONE NO 



Industrial Applicability (IA) Claims YES 

Claims NONE NO 



2. citations and explanations (Rule 70.7) 

Claims 1-24 meet the criteria set out in PCT Article 33(2)-(4), because 

Claims 1-10: the prior art does not teach or fairly suggest a method of determining reliability with regard to a first 
factor which is dependent on a set of at least two second factors and the method comprises determining reliability with 
regard to the first factor using a standard deviation as recited in claim 1 . 

Claims 11-18: a method of optimizing a first factor which is dependent on a set of at least two second factors, 
each of the second factors being diversely subject to a third factor comprising employing a constraints during the step of 
finding the particular configuration that specifies a reliability of the first factor with regard to the third factor which must be 
satisfied by the particular configuration as recited in claim 1 1 . 

Claims 19-25: a method of allocating investment funds among a set of at ieast classes to optimize valuation of the 
asset classes over a period of time comprising using a real option function to determine valuation for each asset class over 
the period of time for a particular allocation of the funds to the asset class. 



NEW CITATIONS 

NONE 
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TRANSMITTAL LETORTOTHE 

United states regeiy J^office . 

'Certification under 37 CFR MO (if applicable) 



Attorney Docket No. 
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hunteb01.Q02 



EL480617515US 



Express Mail mailing number 
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rr 

Date of Deposit IH 
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! 



26 FEB 01 



I ^^^.'^ Commissioner for Paten.,, Washing. ^ 

D.C 20231. 



~> Signature of person mailing corrcspor 



irrcspondcncc 



Gordon E. N elson 

Typed or printed name of person mailing correspondence ^ 



Ln 



II. 



New International Application 



Earliest priority date 
(Day/MontlVYear) 



03 

m 

i 

s 



A. Q The invention disclosed was not made in the United States. 

B. D There is no prior U.S. application relating to this invention. 

r n The following prior U.S. application(s) contain subject matter which is related to the inv^oii^dMMd in the 
C U IS^SS^^^ Mm priority to >these ^ff^T^ 
PCT/RO/J01 (Request) and this listing does not constitute a claim for priority.) 



application no. 



filed on 
filed on 



application no. 



D. □ The present international application contains additional subject matter not found in the prior U.S. application(s) identifie d 
in paragraph C. above. The additional subject matter is found on pages r " 



in paragraph C. above. The additional subject matter is rounu un \ 

and □ DOES NOT ALTER □ MIGHT BE CONSIDERED TO ALTER the general nature of the invention 
manneTwhich would require the U.S. application to have been made available for inspection by the appropriate defense 
agencies under 35 U.S.C. 181 and 37 CFR 5.1. See 37 CFR 5.15 



in a 



III. 0 A Response to an Invitation from the RO/US. The following document(s) is(are) enclosed: 
A Request for An Extension of Time to File a Response 
A Power of Attorney (General or Regular) 



A. 


□ 


B. 




C. 


0 



pages 




of the request (PCT/RO/101) 


pages 


1-4 


of the figures 


pages 




of the description 


pages 




of the abstract 


pages 




of the claims 





D. D Submission of Priority Documents 



Priority document 




Priority document 


i 



E. Q Fees as specified on attached Fee Calculation sheet form PCT/RO/101 annex 



IV. □ A Request for Rectification under PCT 91 □ A Petition □ A Sequence Listing Diskette 



I v. W Other (please specify): 

Assignment of invention with cover sheet and check for $40 fee; US declaration; Return postcard 



The person 



I"! Applicant 



AHAi«fti»/Ani>nt/P(»n Nn ^ 



Gordon E. Nelson 
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